A e XIa—&X -« XM

PINCOY a—p ¢ =LA« ==V L VH A
KRNI SFR /2= 2SR /N7 T A
NI a—KfE/ F—T « TV RERIRINE S

S FH R o (4 Achie)

VERORH I 28 719 (2021411 H 1 H ~20224:10 7 31H)

S DR
VK& D RIS R D JE AL L B E T,
ST, EAa - NIa—K -+« hFRMI-PINCOY a—b « Z—AL - ET=F =T A HL (UFIT77
YERIEVVET, ) @ ZORY. BTMORREETVE Lk, Z2iT, ERRE WG LS
EY. AHELBOBIIETTEBVET LS. BEVHL EFET,

77 v FOMERAZRDO EB Y TT,
7 7 ¥ F B B | NIa—KE/ F—T - = RIS EREEE

77 v Rid. BitEtsssE T 7 7 > RO IZidilid 3 — @0k FTRIEZK T L
g B #H M| BRVIRY. FEGEFEOBRNM (20034E12H 1 H) A 5 1004EM#ERT 5 PETT. BB, 7
7 > ROER B H 1X20154210 H29H T9 .

77 v FOBEHMZ, LT RKRAVETOE—F =DM ([EBu—HGEER) 8
K OZ DIRAEETIRIL < BEE 2TV, Fllef 2 kb ) X — o2 HiEd 2 L TY,

REVETOE—F =V (EEu— U HREEIR) 8 XU OIRA RGN 2 JEE 7R 2%
BERRELET,

77 v R, @EORMTIZBNT, ZOREED%LL Lz, kel zfd5E—
O H | VBRI NGRS AT U NT 4 T E R 7+ ) FiT
BETHZLICIVEREHNORIERKD £5,

Ok RV TIERUAMZIZRE Lnbo s LET,

@ HFEEEHIZIZ 7 7V ROMBHED 5 % BBL TRELZVWIDELET,

@ DI WEERIZIZ T 7 v FOMEED % EBLA THRELRZVWLDELET,

@ E— 7 —VIREREMIZIZTZ 7V FOREED S %A THRELRVWLDELET,

g B H 8| i AR ITWERA. ZEL. Bk DR2ITO T LHRETY .

S i R 1§

O OB ON 4

E SN i S < G

WEHAH BRITHEE
NITAYT A IRNARNAI N =Z2UFIENA Y« 290 L —-EE5HR a1t
YEIAIN e HINZ— ININY—



I.

ERDEBE S VERREDHRF

(1) SEOERZBE X UVSROERAE

BLHOFHRIESHF 1 OSLYMEEMSEOHE
<KkKFKNVIZFR>

fHEEREE (B8

1 OB EEE (23

— HRRERE | DNCHEEDEY () ——- NVFI—T ()
CERIL) EVEIND)
11.0 20
109 | 18
07 [ 12
10.6
10.5 12
10.4 10
10.3 8
10.2
00 | e j
100 p-- it
99 2
98 ‘ ‘ ‘ 0
2021/10/31 2022/1 2022/4 2022/7 2022/10/31
<ax—mJgI7RA>
WGEREREE (55 1 D7 HEEES (i)
— SRRERA | DN MRS () ——- NYFY—7 ()
(Z—0) &H1—0)
10.30 0.384
0.374
10.00
0.364
9.70 0.354
0.344
9.40
0.334
9.10 ‘ ‘ ‘ 0.324
2021/10/31 2022/1 2022/4 2022/7 2022/10/31

1 1472 0 MG PEMmAS

%6 B 10. 78K K v
57 HIR 10. 47K R v
(1 1%72 9 DA% (0% K1)
s —2.88%

10027 0 S PE A o 3 7 ST BN

WA L TV AER LRI
Y

BEEBESFIN LR L &
BRAE L W =E—F—VENRT
L=k

1 [ 2472 Y i PEATR

%6 WK 9.6l>x—n
57 IR 9.19L—nu

(1 P47z D HFEEeH) (0—nr)
s R —4.37%

10027 0 L PE A o 3 7 ST BN

EAEER

WA L TV AERBLFTFIA
Y

TER

BKEESFD L L2 &
BEE L TWEE—F—IERT
wLizZ L

W AREEG 2 X M~ A FRITH
L7z &




<HZ7Z7RA>

EERE (G) 1 O%7 SRS (i) 1 027 0 Sl PE(TRS
— STRERE | (A UREEES () === N> FT— (fEE
rEffis" (128 SFT ) P 9, 818/
) (EF) .
10,040 45 & TR 9, 410H
9,960 40 (1 1472 0 4% (0F9)
9,880 35 %%—;—, —4 160/
9.800 **“H‘—~—\HMA\ 777777777 30 |hwhE .16%
9720 | M\\’\ ,,,,,,,,, ig 1124 7 0 S AR 0 3 72 A B B
9.640 |- 5| La WA LTS EHRD BRI
9.560 10 ARH|  ymrc e
2.480 5 BKEESFIN ER Lk
9'4200021/1 0/31 202‘2/1 2022/4 202‘2/7 2022/1 O(/)31 .1%75 L \f:SE»—bj»— :/\‘EETZJ‘ST
THER| &LZL
WIS 2 A MR~ A T RICH
HlizZ &

(E1) HRETHRE 1 024720 MIEEMEIE, Bl ERioNies 7 7 FABRE LI AR LTRIELIZLDT, 77 v

FEHORENIRNT =< 23T HDOTT, 72l 77 & FIEEHIcs VT, i aiT- Tnanizd, oid
ST 1 172 0 W E MRS OEIT 1 12472 0 TS R O & 7 C T,

(JE2) NoFw—riF, HBOHRDZIAS 1 04 7- MGEMKZES S LTEHELTWET,
(E3) 77 v RIZBWT, HEEOHHEIIIToTEBY £t A,
F4) 77 FORCF<—2 1%, KKV T T RAZOWTILICE BofA SOFR A —"—F A hL—h A VU F v I A, a2—01 /7

ANZDUWNTIE ICE BofA ESTR A— "—F A FL— A VT v 7 A, [T T AZDVWTIL ICE BofA TONAR A —/3—F)

Mo—h T I ATT, (RUF—21220214E 10 H 28 HET2—1 7 T AZHOWT 1A= —nr LIBOR A
VT I A) MY T RZONWT T HWHEARMN LIBOR o 5 v 7 A ) TL7Z23, 2021 4 10 A 29 H 2> [1CE BofA ESTR
F—=R—=F A FL—h AT v A] | [ICE BofA TONAR A —/X—F A bL— A VT v 7 A IZEFNFNEFT SN,
F72 20233 H 30 HETKRRAZ ZRZONWT T HPK R/VLIBOR A 7 v 7 A TLEA, 202343 A 31 Hn
o [ICE BofA SOFR A —/—F A Fb—hAf VT w7 A IZETEINE L, ) LFRLTTT,

(E5) W%=EL, BSIEAIONREEFRE LLbDEHR LU GHRLTHWET, B, 77 v FIIHESO I ITH Y

F¥A, LFRLETY,

EASEEIZDONT

FZUEHITIH D A,

BRERRICONT

[CKEESF OB ]

U] CKREBSFNTEY SR BRI E I ER UE Lz, MHEIRK S T, FERBITIE 2 FE R
4.48% (AL © +3.99%) . 10 4E2Y 4.05% ([A : +2.50%) . 30 4% 4.16% ([F] : +2.23%)
Ll E L,

S HIETHR, B oo S A NV ADRYHER Y R T DIBIEROA 7 LOEA 8 A5 IS, FRB RN T
=NV T ELBPIOTELD BK TS, M ETFEHB LI LItk KEESFIX
FRLUELE, WL, BRMEORBBICIVERD A 7 LONEEZY RIZFRB AT Ay
— N O INOF] EF e PR Xk A AMICHED - L SIc Ly KEBSRNT B S EA L
F L7z, YA L CREBESMIX EA LE L,



[Borf 2T —4 — Vi o]

- UHIOBUFRE = —UETIGIE TR LE Lz, FIFINAZEZI LR T I AT Lic—F, K
EfESF O EFITMA T, FRB ICXDEEEANKT L, ZO%NT Ay — NOfg/h3ED Hi
T2l e EN~A T RACHEGLE L,

BAR—+r74+)FIZDNT

FERERNRTH DE&AT (FRRIE L CTARMYLL L) OBFRE—7—UF (FEEa— A8 RGE
7)) EREMICEANE LT,

72, ARV 27 O AR HERS 0L EO D, EEFIHE & i L CEBRIEOEIAE LD &
LELT,

BRUFI—VEDERIZDOINT

<KFLTTFR>
(%)
6.0

4.0

2.0

1.1

0.0 ; 1
_2'0 -
-29

7R NFI—7T
E7H

-4.0

<z—BmJ7RA>
(%)
40

2.0

00 |

-0.4
2.0

4.0

-6.0

NFT—7
=78



<HZ7Z7RA>
(%)

4.0
2.0
0o | 0.0
-2.0
-4.0
-6.0
T7 R NFI—7T
%78
77V RERVTF~— 7 DIEEROZER ORI L OERIZOWT
MO RV Y T ADOEEE (BiSIRIEEFEER) X 2.9%D FE LRy, XUF~v—2Thd
17 AWK R/VLIBOR A 5 v 7 ADOMEER (+1.1%) % FHEV £ Lz,
MO —n s T AOBEE BSIRIEEFEER) X 4.4%DFE LRy, XUF~v—IThd
ICE BofA ESTR A—/_X—F A hL—h A VT v 7 ADEEE (—0.4%) % FEY F L7,
MM OM 7 T ADREESR (BSImioiEREER) 1T 4.2%D F LRy, XvF~—7Ths ICE
BofA TONAR A —/S—F A b L — b A 7 v 7 ZOMEEHR (0.0%) % FEIY £ L,
— 7 —UME W 2D 1= S RT o P ADIE R EINT T 2|
> 5 2 = @R BE— 47— EOME TERICHZ DO DT VT ¢ T~OERENTT A
Hh
"f - \\‘_\‘ng/\ 7 N > 4 = J FH—~7L NI § :
vt o= om liﬁg,ﬁ% F—IE~OEE B U, &F ERBEEOMES TR En~A T A

MREDRR ET HHMEEED 1841
WHIRIFEIC BT DA MEERO E R8I OV T, % M. 77> RoFERkn (3) BEH
HFEARAMIES ) 2 28 7E a0,

B5EDERAH

KENZOWTCIE, Bt CREFRROBTEL EOEE S B3R S b ¢, PIMCO Tl 2023 £0EE
GDP ([EPNHMRAEFE) MEFROFHEMEES & BiF7-—J7, 2024 FEI3&R5| RO ORENBEELT D2 &
TERABIBICHRAD TREMENREWVWE AR TWET, £ 7 LRIZHOWTIL, FEEESCHY — B 272 EOMREEN
HAIZBW I EFNEEL22oH D, BITdDA 7 LRI FRB O BEKUELEHKIKE LT ERE-> T
HZ LD, FRB I 2023 4R 13 & TIER| EiF 2k 2 b0 & AL TWET, LovL, &g ki
WX DA 7 VMBI OENEND F TR ZET 25 2 LD, 5. 5%REOKYETH| LT &2k 1k
THEFHLTOET,

B R EFEE e — U HEFERTHICE L TiX, FRB ICL D 3T v Ay — hOM/IRBRES NS, Y
2m— g UNEI LR o TWAH Z EIMA, (EE 0 — &R0 LRI MES v — HIREES O G
BN THERIAEND Z L7 D, EWHENPH T DD EHTNET,



MINDEREE T HEIRIIABA OB RE—F —VEEMAAN, A= 7+ VA DT 2L — g
YEHETIATAETLRE, @FEIICL DY A7 206 Loo, ElleR L LRl 572 ERNR Y 2 —
YOG ERIELET, £ SRMECROREIEIRICTSSNEOMENEASND Z L THHEORZ
T4 VT 4 B EDRE T, SRE OO E AR FA LT < SRR X 2 @iBIaE 0
FHERDNIRD D L PRSIVET, ZO72D, HEIS TIIMIRATMERZ: ED v F U A0 S & D I MUY
) R EE ATV, JEIEMGE D D el L 72 SE~ IR R E 217 5 2 L T, Bl O #S x
BRLUET,

(2) ERDOBAM

HH THH O E
BUR&R]*
o oo | 0-5%LL i~ [ 1.5%BL B~ | 2. 5%8L F-~ .
0-5%HUME | | ot |2 50kciti |3 5%k | o 0PRE
g, BEHEEB X
o o o o o o o W =FH~DOEHORM
e B Al 0.30% 0. 325% 0. 35% 0. 40% 0. 45% B L O F R D0
W5 0D %
SRS DO MRFE, IR AR
AR 52 SR 0. 25% 0.275% 0.30% 0.35% 0.40% H#, EE BIUOHERL
(2 BEE ™ 2 35 O Skl
A1 AY 0 A
PEAMRE D AFB L OVES
e HANZ LV Ep 2255
A I\ = o,
RAT W= B RN 0.05% AR b e
INBITARET B EBE O
S
%@ﬂﬂ@%ﬂq o, =]

() BHMIZOWTIE, BiAFTED BN TWDEER (27 7 ADMEEREEICK LT, &7 7 AOBOREH* (TEET 2%
BBt (FER) ) ZR#iLTWET, [Zofo®A (Y8 | IEERRIEIC L EBBd 25 b OR0EE &2 2B R
BENET, BEHE L, YHOZOMOBEMOEEEZ 7 7 FOYHROMBEFERE TR L T 100 23k L7z R 2 FR LT
WETH, EEROLRE TR £,

% KT FAZONT, UFEZRBLET,
KRNI TR T2FT - 77y Ref GHERE)
=7 F A RN R TR R BOR & F
Mz o= s AR TR o — VB AMER] GHE R
(EROSFBRESAD TRV SR, BHESHERHEE & AR TSBREEHV IS0 £77, )
k k772 NICBT D ERSCER A RS 250V — U ASHREB O e, O BRI TIRAN . R
4 /AT W E IOV TR, EESHNE IR O SN E T,



I. EREE

(1) MEEDMHR
TRAHEERBLIOETRFHEETICBIT 28 H RKROMEEOHEBIZIRD LB T,
<KkRLTFZ>

#io& PE RO — [ 72 ) OIS PEATAE
* K TH >k Kv M
B 1SFHEER
10, 934, 662. 85 1, 426, 645 10. 24 1, 336
(20164E10A K H)
B2 BFHERER
5, 552, 622. 63 724, 451 10. 26 1, 339
(20174E10 A % H)
H3DFHEER
2,339, 399. 12 305, 221 10. 37 1, 353
(20184E10H % H)
FADFEER
2,415, 551. 77 315, 157 10. 61 1,384
(20194E10A K H)
5 BFHERER
8, 653, 726. 26 1, 129, 052 10. 83 1,413
(20204E10 A K H)
6 DFEHERER
14, 075, 963. 78 1, 836, 491 10. 78 1, 406
(20214E10 A % H)
BT REHEER
18, 728, 482. 45 2,443, 505 10. 47 1, 366
(20224F10 A% H)
20214E11 A K H 18, 456, 439. 46 2,408, 012 10. 76 1, 404
12A KA 18, 443, 122. 41 2, 406, 274 10. 76 1, 404
20224£ 1 AKH 18, 396, 953. 25 2, 400, 250 10. 73 1, 400
2 AKH 18, 357, 037. 90 2, 395, 043 10. 71 1, 397
3 AXKH 18, 160, 672. 37 2, 369, 423 10. 59 1, 382
4 AKH 18, 104, 812. 55 2,362, 135 10. 56 1,378
5 AXKH 18, 162, 067. 25 2, 369, 605 10. 59 1, 382
6 AXH 18, 786, 428. 23 2,451, 065 10. 50 1, 370
7HKH 18, 797, 376. 14 2,452, 494 10. 51 1,371
8 HXH 18, 793, 352. 80 2,451, 969 10. 51 1,371
9 H=XH 18, 720, 165. 18 2,442,420 10. 47 1, 366
10A KA 18, 728, 082. 04 2,443, 453 10. 47 1, 366

(FE1) KFABIVOa—oOMEHRE L, JIBROTHORVIRY | 20234 1 H31 HBIEOKASH=2UF | #170%t
BRBETERGOME (1K KL=130.4THB L1 2—r=141.561) (c LV ¥, LUFRLTT,
(HE2) AEOFTEHEB IO ERELERFRTHHE. NBEEALITTHBOLHEN L THY 5, - T, AFtOHFR
—BLBRWEAERH Y FT, o, HE~OHEET, AEO P TELIUTKINT 2T E I O #R = TR
HEOS 2, RERGANBEALTHY 7, Eo T, ABEFOR—FHRICOE R T-EFRRINRRINT
WAHHAELH D ET,

(1% 3) 2FHERROMBEERENS HIZB T BB _RTEKB L 72T Th D DI L, 4 A RKOME EREITS H
O KE FERAEERE 4% 7 FERE S CHRH S E T, TFRU T,

(FE4) 77> FiX, 20164F10H29 B M HIEAZBAA L TR0 | 8 1 SFHEEIXSFGEMBLE A 2> 52016410 KA £ T
DM EVWET,



<za—walJg I A>

wioE E OB M — 12472 0 OFE PEfm S
T—n TH T—n H
B 1SFHEER
537, 432. 16 76, 079 10. 07 1, 426
(20164E10A K H)
B2 BFHERER
385, 970. 32 54, 638 9. 88 1, 399
(20174E10 A % H)
H3IDFHEER
380, 374. 47 53, 846 9.74 1,379
(20184E10H & H)
B ASFEER
377, 871. 29 53,491 9.68 1, 370
(20194E10A K H)
5 BFHERER
351, 651. 56 49, 780 9. 74 1,379
(20204E10 A K H)
6 DFHEER
347, 235. 10 49, 155 9.61 1, 360
(20214E10 A% H)
BT REHEER
331, 896. 46 46, 983 9.19 1, 301
(20224E10 A% H)
20214E11 A KA 346, 510. 62 49, 052 9.59 1, 358
12A KA 345, 754. 00 48, 945 9.57 1, 355
202241 AKH 344, 673. 10 48, 792 9. 54 1, 350
2 H=XH 343, 697. 63 48, 654 9.52 1,348
3 AXKH 339, 587. 59 48, 072 9.40 1,331
4 AKH 338, 256. 29 47,884 9. 36 1,325
5 AXKH 339, 012. 25 47,991 9.39 1, 329
6 AXH 335, 528. 77 47, 497 9.29 1,315
7HKH 335, 138. 94 47, 442 9.28 1,314
8 AXH 334, 357. 44 47,332 9. 26 1,311
9 H=XH 332, 385. 71 47,053 9.20 1, 302
10A KA 331, 921. 02 46, 987 9.19 1, 301




<H7Z7A>

wioE E OB M — 12472 0 OFE PEfh S
! !
B 1SFHEER
13,973, 514, 725 10, 118
(20164E10A K H)
B2 BFHERER
7,233, 859, 229 9, 989
(20174E10 A % H)
H3IDFHEER
3, 099, 529, 665 9,871
(20184E10H & H)
B ASFEER
2, 386, 586, 502 9, 824
(20194E10A K H)
5 BFHERER
1,376, 161, 185 9,901
(20204E10 A K H)
6 DFHEER
1,263, 677, 229 9,818
(20214E10 A% H)
BT REHEER
1, 044, 380, 678 9,410
(20224E10 A% H)
20214E11 H K H 1, 249, 931, 267 9, 801
12HKH 1, 238, 385, 282 9, 787
202241 HKH 1, 206, 042, 987 9, 760
2 AXKH 1, 203, 153, 557 9, 736
3 AXKH 1, 189, 220, 526 9, 624
4 AKH 1, 182, 777, 900 9, 589
5 AXKH 1, 181, 094, 354 9,614
6 AXH 1, 150, 849, 229 9, 520
7HKH 1, 149, 626, 140 9,510
8 AXH 1, 100, 032, 354 9, 488
9 AKH 1, 046, 633, 274 9, 430
10HKH 1, 044, 358, 176 9,410

(2) DEEDHR
HMEHITIHY FE A,



IM.

J77 2 FOFEIKR

PIMCOS 53—k « Z— L « T—F— « (U H AOELSFHERE (2021411 H 1 H A 52022410
H3IHET) OHARXOMBEREIL. TAVDERE (77 FOREE : N a—F#E) I8
T ORI L TER SN HRSCOMBERZFR L b Th D, Zhid TREAMAERON
FEORRICET 2N [2E2S&, WEH#RSEOHE, ALK OWERITIEICET 280
BIBIEE S W LEOHEDHAIZ L 2D TH S,

JFSLOMBEEFIL, A« N"Ia—4F« hZJARMIOETHOYY =X+ hTAMIOE—FL
TERIN TS,

AARSCOIERIZH Tz > T, 77 > RICBEET SO OAEZFER L, [MEEREICT 5 HE
WZOWTIE, 2XZEFRL WD, 272 L, BREOANA T A MTBWTIHEHEATIRFE SN TWVD K
K7 A, 2—a 7 7 2ABLO0MI T ACEETHEH 5285 L TR L TWD,

77 v FORIXOMBERIT, SEGEAENTE (KBS HE (FM23FEIEMRE1035) B 1K
D3FTHIIHET DAEEREENEFLZN D, ) THLTTA AV F—H—NTRAT—/N—A =T
NI E = BEEARRERICHY 5 LB LN DREAZZ T TR Y | S AREICHY 5 L3R
D HNDIEPNAR D ERMEFITH L T2 b0 GRIX -G, ) S UM HEHICIRT Sh T D,

77 ROFEXOMBEERITK FLVEB IR —a TEREIN TS, BARAXOMBERICIE, £
TSI OV THERENIFEIN TS, BAMICL 24883, MAASH=2UF J#170
20234F 1 A31HBIEICH T DK EECEAHLG OME (12K F/L=130.47[, 1 2—m =141.56
M) THEINTWD, 2B, AHMRBOSFEIIINELAI TN,



MSTEEA N DB A

Ehm e NIa—F - FTAMI
SRE I KOV E i b

b=80)

FAEBIE, LFORICEHENDIHFT 7oA LATRIELT 77X &9, ) D20224:10H31
HEBIEOREAMAEARAMEZ S0 EE - AEFESE. BET 23250 TiRoRICRHE S 54 H
MIC3 T 2B 2 EHGHE S, MEELEGEE, BLOTHINLBHHORIED A T A TH
RENDITOMBEE (LLFHRARLT TMEER] SWH, ) IO TEAZITo

FAEBDERTIE, W OMBERITIT X COEEZR MUKW T, 20221031 HBED TRROEKIZ
L SNDET 7 V ADMBARY v a v BROTRORICEHM SN L2 EWIRIZBIT LK 7 7 o DRk
EEGE, MEEOLEE), DN SN FYMOREDONA T4 b, KEIZBWT—RIZATER
BERO LN ZFHRANCHEIL L THEIEICER R L TWD,

PIMCONN S z—& « N7 e a—2 « 77 K (M) W | PIMCON S 22— « =« TR e A« f—)L R -
7y R M) @

PIMCORR 2—4 + Ry »a—> « 77 AW PIMCO/NNS 2 —4 + z— + TR « A + f—/L [}«
7y R (M) @

PIMCOR S 2—& « Ry «m—>r « 77 RBW PIMCO= T » A > LAHAE T 7 > F2020—10

PINCONR S 2—& « Ry s m—>r « 77 RCW PIMCO=~— 7 « R R (H~vY) A VA -
757 }s(l)

PIMCORR 2—4 + Ry »a—> « 77 RDW PIMCOT~— 7 « ARy R e A VB b 77 RO

PIMCONRS 2o —& « A F I v «wLF Ty b+ |PIMCOZY— 0T« R Ref B L T70 K (M)
ARNTT V= Ty RO @

AT e NI a—F oo ey PIMCOT~— 0 « Ry ReAf b 77 RITW
RryRe77oF (M) @

PIMCONR S o — X v —I 0 F ew—4 vV R R+ | PIMCOZY—I 0 « R ReAf 2B A T7 2 FIIW
77 R O®

PIMCONNS 2 —& « ZJa— )L« 7 ZUHFAL e A 27 A+ |PIMCOS 53—k « Z—Lh « B—HF—2 « L LT L0
TxRy (V) R R 770 RO

PIMCONRS = —& « ZJa— )L T T VHFAL he f 7 A« |PIMCOL— + =& « NAf + f—)LF (FA~v) 77

xRN R R Ty RO N

PIMCO/NNS 22— - 70—\« 7 7 U7 A b oA 7 A« | PIMCOL— « = A « A « =L F (H~w ) 77

¥R R R TR (M) O FIw

PIMCONRS 2—& « f AL+ 77K (M) @ PIMCOZL— + =R + /nAf « f—/L K+ 77 KD

PIMCONRS 2 —H& « f 2 H b 77 FAD PIMCOL— + =R + /nf « f—)L K+ 77 ROV

PIMCONNS 2 —& « f > H L+ 77 RDO PIMCOL— + =R« NAf « f—)L R« AT T V— -
77 RO




PIMCORS z—X -y « FTal—ar A Hh+ |PIMCOZL—+« A e Nf ¢« f—)L R+ ZAFTTI— >
7y RO TrL ROW

PIMCONRN I o —& « B—HF— « FRFa=F 44—+ | LT+ T— LR A A HLD
ER
0 20224F10 A 31 A #& THEEE OEH FHEER L OWIE e # G R E

B RO

FEBIT, KEICBOW T RICAEZY LR ONT-EELE (LIF TUS GAAS] &), )
(CHEHL L CTEER 21T o7, UHEEICHES K E L DOEEICHOWVWTIE, YHEED MBEEEOBEA|C
B34 2EAANDERE] OHIZBW RSN TN D, FAE BT, FAE b OREAICEET 2 fmBEELUE IZ1E
STT 7V RADBMSE LEENFIIHY, AR ELOZOMOMBN 2B 2 R-7 2 L3RkdbbN 5,
BEHIT, RELBAFLERILT, LELOEERRLOLH LRI I @i Tthd &
fEfE LT\ 5,

P R R4 DR E PO BAT:

PRE PRI, KENZIB W T—RICAIEZY & B bV RN HEIL U 72 A ER O IER T L ONEIE
FoR, 2D WNCARIEEITRRRICHD 69, HERERRREO 2WMEEE Ok X O ERRIZH
TONEHHORE, Fhid X OHERFCBE L THEIEEZ A D,

WMBEEHOERIZIW T, BEMHIT, MBEEENRITIREL RoTHENL 1LEIThIZ, 77 A0
MR L LTt LR RDBERBRERZAELSEL L) RRUE LT HEERPFETLINE Sk
EERANCEE L TGHET 2 Z L 3KkRD b5,

WMBEHOHERICHT 2EEANDOEE

FELOHMIE, REIZE20RBIC L 202 WbT, AMBEFEAMICERZ BTS20 E
IIMTOVWTORHRMEREZED Z &b, MELDERZEDEREANOREELZRITTH L TH D,
AHARETIEE R K EOHRIETIEH 52, US GAASITHEILL TITONLERN, ERAEG
FLEEIET DG BICHICH T 5 2 & Ot i 75 TIEa <, RFET 5 b D THARW, RIEIC KD
B\ERAEGBEIL, HEE, AiE, BEROREIER, RERREZIINERTHOENMIc L Z 2R 57
b, MBI KD EKNRBGTEEICHT, kT U 273X Emy, BATEEIT, BT Emiaeik s
LT, MBEEFICES S AR RIHE I X 2RI B8 L RITTFEEN R TN H 25610, EXR
LRI ND,

US GAASIZHEML7ZEEIZB N T, BREBIXLLF2ETT 5,

B EMAPHINT A T L, BREERER O AR,

s RIEIZE 2 0BBIC L 502 Mbd, MEBEEHORKNLEGREO Y 27 238 LORHME L., £h
SOV ZAZITHIST DEEE TR A RERL L OETT L5, Bk PRI, WEEET O RIZE
T HRHLE T A RR—2A TR 5 2 E B EEND,



< 77 Y AONEFRH OGIMECOWTOEREZERNT 2720 TiHR <, REUISHE L7 BEETF 2 KT
T LI, BEAEICETINEHEGICOWTOM@EHSS, Lo T, £HICET2ERERITS
R0,

A SN SFE G OBEEINEZR O IR E AT o 725 EOEER R OGBMELFHE L. ME
i%@é%%ﬁ%f%ﬁﬁ#é

cFLEL OB NT, 77 AL L CEHEMNARBIRIChTz > TRt L7 < e D E R0k
%%Ebéﬁéioﬁ%ﬁiti$ﬁﬂﬁfﬁéﬂ&oﬁ% PRI EE L TR 5,

ﬂ&%i FIREEE I LT, &0 DI aHE L 72BEA ORI X OS], ERREAT RS

(ZFLE S DSEEA P IS RER L7 E O PN HNC BIE 4 2 FIRICBI L Tl 32 Z Lk b 5,

TIA AT F—H—INJ AT —)X—A T)T)LE—
RA R MA
202341 H31H



e
pwc

Report of Independent Auditors

To the Trustee and Management of PIMCO Bermuda Trust IT
Opinions

We have audited the accompanying financial statements of each of the funds indicated in the table below
(collectively referred to as the “Funds™), which comprise the statements of assets and liabilities, including
the schedules of investments, as of October 31, 2022, and the related statements of operations and of
changes in net assets for each of the periods indicated in the table below, including the related notes, and
the financial highlights for each of the periodsindicated therein {collectively referred to as the “financial

statements”).

In our opinion, the accompanying financial statements referred to below present fairly, in all material
respects, the financial position of each of the Funds indicated in the table below as of Qctober 31, 2022,
and the results of each of their operations and the changes in each of their net assets for the periods
indicated in the table below, and each of the financial lighlights for each of the periods indicated therein,
in accordance with accounting principles generally accepted in the United States of America.

PIMCO Bermuda Bank Loan Fund (M) (1)

PIMCO Bermuda U.S. High Yield Fund (M) (1D

PIMCO Bermuda Bank Loan Fund A (1)

PIMCO Bermuda U.S. High Yield Fund IT (M) (1)

PIMCO Bermuda Bank Loan Fund B (1)

PIMCO Core Income Corporate Bond Fund 2020-10
€]

PIMCO Bermuda Bank Loan Fund C (1)

PIMCO Emerging Bond (Yen-Hedged) Income Fund
)]

PIMCO Bermuda Bank Loan Fund D (1)

PIMCO Emerging Bond Income Fund (1)

PIMCO BRermuda Dynamic Multi-Asset Strategy Fund
Q)

PIMCO Emerging Bond Income Fund (M) (1)

PIMCO Bermuda Emerging Markets Bond Fund (M)
48]

PIMCO Emerging Bond Income Fund II (1)

PIMCO Bermuda Emerging Markets Bond Fund II (1)

PIMCO Emerging Bond Income Fund III (1)

PIMCO Bermuda Global Aggregate Ex-Japan (Yen-
Hedged) Bond Fund (1)

FIMCO Short-Term Mortgage Income (1)

PIMCO Bermuda Global Aggregate Ex-Japan Bond
Fund (1)

PIMCO U.8. High Yield (Yen-Hedged) Fund (1)

PIMCO Bermuda Global Aggregate Ex-Japan Bond
Fund M) (1)

PIMCO U.S. High Yield (Yen-Hedged) Fund II (1)

PIMCO Bermuda Income Fund (M) (1)

PIMCO U.S. High Yield Fund (1)

PIMCO Bermuda Income Fund A (1)

FIMCO U.S. High Yield Fund II (1)

PIMCO Bermuda Income Fund D (1)

PIMCO U.S. High Yield Strategy Fund (1)

PIMCO Bermuda Low Duration Income Fund (1)

FIMCO U.S. High Yield Strategy Fund II (1)

PIMCO Bermuda Mortgage Opportunities Fund (1)

PIMCO World High Income (1)

(1) Statements of operations and of changes in net assets for the year ended October 31, 2022

PricewaterhouseCoopers LLP, 101 Seaport Boul evard, Suite 500, Boston, MA 02210

T: (617) 530 5000, www.pwc.com/us
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Basis for Opinions

We conducted our audits in accordance with auditing standards generally accepted in the United States of
America (US GAAS). Our responsibilities under those standards are further described in the Auditors’
Respounsibilities for the Audit of the Financial Statements section of our report. We are required to be
independent of the Funds and to meet our other ethical responsibilities, in accordance with the relevant
ethical requirements relating to our audits. We believe that the audit evidence we have obtained is
sufficient and appropriate to provide a basis for our audit opinions.

Responsibilities of Management for the Financial Statements

Management is responsible for the preparation and fair presentation of the financial statements in
accordance with accounting principles generally accepted in the United States of America, and for the
design, implementation, and maintenance of internal control relevant to the preparation and fair
presentation of financial statements that are free from material misstatement, whether due to fraud or
error.

In preparing the financial statements, management is required to evaluate whether there are conditions or
events, considered in the aggregate, that raise substantial doubt about the Funds’ ability to continue as a
going concern for one vear after the date the financial statements are available to be issued.

Auditors’ Responsibilities for the Audits of the Financial Statements

Our objectives are to obtain reasonable assurance about whether the financial statements as a whole are
free from material misstatement, whether due to fraud or error, and to issue an auditors’ report that
includes our opinion. Reasonable assurance is a high level of assurance but is not absolute assurarnce and
therefore is not a guarantee that an audit conducted in accordance with US GAAS will always detect a
material misstatement when it exists. The risk of not detecting a material misstatement resulting from
fraud is higher than for one resulting from error, as fraud may involve collusion, forgery, intentional
omissions, misrepresentations, or the override of internal control. Misstatements are considered material
if there is a substantial likelihood that, individually or in the aggregate, they would influence the judgment
made by a reasonable user based on the financial statements.

In performing an audit in accordance with US GAAS, we:

s  Exercise professional judgment and maintain professional skepticism throughout the audits.

o Identify and assess the risks of material misstatement of the financial statements, whether due to
fraud or error, and design and perform audit procedures responsive to those risks. Such
procedures include examining, on a test basis, evidence regarding the amounts and disclosures in
the financial statements.

s Obtain an understanding of internal control relevant to the audits in order to design audit
procedures that are appropriate in the circumstarnces, but not for the purpose of expressing an
opinion on the effectiveness of the Funds’ internal control. Accordingly, no such opinion is
expressed.

¢ FEvaluate the appropriateness of accounting policies used and the reasonableress of significant
accounting estimates made by management, as well as evaluate the overall presentation of the
financial statements.
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o Conclude whether, in our judgment, there are conditions or events, considered in the aggregate,
that raise substantial doubt about the Funds’ ability to continue as a going concern for a
reasonable period of time.

We are required to communicate with those charged with governance regarding, among other matters, the
planned scope and timing of the audits, significant audit findings, and certain internal control-related
matters that we identified during the audits.

Ty )
+*-kéuumw MLLP
Boston, MA

January 31, 2023
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PINCOY a—bk - B—L - E—H—D - A VAL

BEF M AR
20224£10 A 31 H HI(E
Ny \ Ly " 5 3= N NN N =
(@ THA . BB, 0. AR ABB IOT 2 U1 2568) #R<, )
A AT
(FHAD) (F-Hifr)
E BURFHBE(R 93.4%

Fannie Mae

2.000% due 08/25/2038 S 511 S 462
2.500% due 11/01/2050 749 619
2.500% due 01/01/2051 399 329
2.500% due 02/25/2051 (b) 268 42
2.514% due 03/25/2043 (b) 224 23
2.864% due 03/25/2042 (b) 116 12
3.000% due 11/25/2032 (b) 397 38
3.000% due 06/25/2033 (b) 119 10
3.064% due 12/25/2025 (b) 132 2
3.164% due 05/25/2035 (b) 441 14
3.350% due 01/01/2028 193 181
3.427% due 11/01/2048 97 96
3.500% due 06/25/2030 (b) 254 13
3.500% due 08/25/2034 (b) 364 33
3.500% due 05/01/2035 138 132
3.500% due 10/01/2049 688 603
3.625% due 07/01/2028 160 151
3.986% due 01/25/2049 847 827
4.000% due 04/25/2042 (b) 138 17
4.000% due 05/01/2042 1 1
4.000% due 06/01/2042 3 3
4.000% due 09/01/2042 7 6
4.000% due 04/01/2043 8 8
4.000% due 12/01/2047 78 72
4.000% due 01/01/2048 167 155
4.000% due 07/01/2049 257 230
4.086% due 04/25/2042 1,044 1,026
4.500% due 07/01/2039 410 397
4.500% due 11/01/2039 804 778
4.500% due 02/01/2044 60 58
4.500% due 04/01/2044 17 16
4.500% due 12/01/2044 1 0
4.500% due 01/01/2045 88 85
4.500% due 02/01/2045 103 99
Fannie Mae, TBA (c)

3.000% due 12/01/2052 300 255
4.000% due 11/01/2052 1,250 1,194
4.500% due 12/01/2052 1,000 938
Freddie Mac

2.000% due 06/15/2028 (b) 444 12
2.500% due 12/01/2050 386 318
2.500% due 02/01/2051 492 406
2.500% due 03/25/2051 (b) 928 132
2.500% due 08/01/2051 897 741
2.838% due 11/15/2042 (b) 126 4
3.000% due 10/15/2027 (b) 246 13
3.000% due 12/15/2032 (b) 277 15
3.000% due 01/15/2046 (b) 142 17
3.288% due 09/15/2026 (b) 252 8
3.288% due 07/15/2042 (b) 231 32
3.500% due 01/15/2042 (b) 317 27
3.500% due 10/01/2047 114 100
3.500% due 12/01/2047 102 90
3.862% due 09/15/2042 613 606
3.912% due 05/15/2034 2,068 2,052
4.000% due 09/01/2047 93 87
4.000% due 12/01/2047 60 55
4.112% due 11/15/2037 1,658 1,653
5.340% due 03/01/2037 132 133
5.500% due 03/15/2023 (b) 35 0
6.500% due 09/01/2035 11 12
6.500% due 02/01/2036 5 5
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A i il

(F-E4) (FE{1)
Ginnie Mae
2.500% due 08/20/2051 (b) S 342 48
2.500% due 12/20/2051 (b) 1,084 163
3.000% due 09/20/2050 90 78
3.000% due 01/20/2067 164 157
3.053% due 02/20/2065 706 696
3.172% due 10/20/2070 2,139 2,117
3.500% due 10/20/2049 10 9
3.500% due 01/20/2050 12 11
3.500% due 04/20/2050 91 80
3.995% due 09/20/2066 214 217
4.000% due 11/20/2040 51 47
4.000% due 09/20/2047 32 30
4.000% due 10/20/2047 39 37
4.000% due 11/20/2047 10 9
4.000% due 08/20/2051 99 89
4.341% due 09/20/2066 486 494
4.458% due 08/20/2067 2,452 2,427
4.500% due 11/20/2046 150 141
4.500% due 02/20/2047 113 107
4.500% due 03/20/2047 15 15
4.500% due 08/20/2048 46 45
4.500% due 09/20/2048 10 9
4.500% due 04/20/2049 300 282
4.500% due 03/20/2050 7 6
4.500% due 04/20/2050 78 74
4.571% due 10/20/2071 553 564
Ginnie Mae, TBA (c)
3.000% due 11/01/2052 500 435
4.000% due 11/01/2052 100 92
4.000% due 12/01/2052 150 139
5.000% due 11/01/2042 1,000 973
SKEBUFREEE AR 25,034
(B RUARE $28,031)

ERIREE A% 8.0%
SKEREEAE T RE S
2.750% due 04/30/2023 200 198
3.250% due 08/31/2024 2,000 1,955
KREMBEEFSH 2,153
(BRI $2,174)
—— « Ny Z{EH 4.3%

Citigroup Mortgage Loan Trust
2.500% due 05/25/2051 88 68
GS Mortgage-Backed Securities Trust
2.500% due 02/25/2052 88 68
JPMorgan Mortgage Trust
3.000% due 01/25/2052 443 359
3.000% due 04/25/2052 434 351
3.000% due 05/25/2052 361 292
BeHF—D - Ry JEREH 1,138
(BRIt $1.452)

Federal Home Loan Bank

3.305% due 11/18/2022 (d) 1,000 998
Australia and New Zealand Banking Group Ltd.

2.580% due 11/01/2022 35 35
Bank of Nova Scotia

2.580% due 11/01/2022 3 3
Citibank N.A.

2.580% due 11/01/2022 30 30
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DBS Bank Ltd.
2.580% due 11/01/2022 S 18 $ 18
JPMorgan Chase Bank N.A.
2.580% due 11/01/2022 40 40
MUFG Bank Ltd.
(0.270%) due 11/01/2022 ¥ 137 1
Royal Bank of Canada
2.580% due 11/01/2022 $ 39 39
Sumitomo Mitsui Banking Corp.
2.580% due 11/01/2022 30 30
Sumitomo Mitsui Trust Bank Ltd.
(0.270%) due 11/01/2022 ¥ 24 0
2.580% due 11/01/2022 $ 31 31
227

2.901% due 12/01/2022 (d) 600 598
EHSMEES AR 1,823
(AU $1.824)
BEAMIERAT @) 1125% $ 30,148
(GG $33.481)
STV NT 4 TR

(e)) (0.5%) (133)
(BAFMERIZT VI 7 5, $E )
ZOMDORER L UARK, #E5E (12.0%) (3,218)
FUFEEE 100.0% $ 26,797

BRAMHRERIIMFR IR 5 5

¥ PoREiE, FTEACRRICHBEASHEEBEZRBRL TV LD 5,

(a)  20224F10 31 A BAE OMELER R HIRIC X SBRBEAMAER SR OBLNTE, KECSIT HMBERED111.9%, L UCHMEELED06%E D5 EOMOEICL VBB ESh
3,

(b) FBERIT, A FVRAEZY— (BT N0) &V, ) ERIFIOR MY v 7 ThB,

(c) ZEATRRRFEISR,

) Z—Hpk, WHETOFEDY 2RT,

BANE L UEOMOREFERE(

W B EFY I
HEH A 77— (H/B/%) EEiE  ZEE P3RS
BOS Fannie Mae, TBA 2.000% 11/01/2052 $2,700 $ (2,235) $ (2,128)
BOS Fannie Mae, TBA 2.500% 11/01/2052 3,750 (3,226) (3,070)
BOS Fannie Mae, TBA 3.000% 11/01/2037 200 (185) (184)
BPG Fannie Mae, TBA 2.500% 11/01/2052 500 (424) (410)
CSN Fannie Mae, TBA 2.000% 11/01/2052 500 (409) (394)
CSN Fannie Mae, TBA 4.000% 11/01/2052 1,000 (934) (909)
MSC Fannie Mae, TBA 2.000% 11/01/2052 1,500 (1,311) (1,314)
2858 V) At (31.4%) (8,724) $ (8,409)
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BREFMIIEHMAR (KBS
20224¢10 A 31 A BifE

LIFE, 20224210 A31HBED, HAFHICE D AN S EOMOE SFHERS | ORIz L UEA S/ X)) ShBEFROMETH S,

VRS H,/HREL EBANB LT

9B HBURERNZ WD ZRY I EOM0BRE BREAN/ I7AR—-P
LE ZEE R REE Kihé 3RIE  WERSIEH @R Y —HUE"
< ALY —{lH T 4 U — FEF 2K
BOS $ 0o s 0 s 0 $ (538) $ (5382) $ 0 $ (5382
BPG 0 0 0 (410) (410) 0 (410)
CSN 0 0 0 (1,303) (1,303) 0 (1,303)
MSC 0 0 0 (1,314) (1,314) 0 (1,314)
BEANE X CEOMOBETERS | 4#H $ 0§ 0 $ 0§ (8409

Wy AR =P — iR, EETETROBE R0 0RNE . BFEHF~OXLE) OHELZRT. EANBLCEOMOBEEIERS| A0 0T 7 AR -V v —d,
F—OEHEEEZHETHF— O~ R Y =R ESSHESTIESIBAOL BN TRRS D, A X — &R BT 2 BMERIC OV, MBEECHT 5%
RROES [vA X — BRI 2BMO L,

20224E10A 31 A THIM S, REFOFHEABII8K FAT, MEFRIT0.085% Th o, FHHEALIL. SHFRASNTHBA. BH/ RELRSIBIUH L RE
MEELILRDS,

(o) &BT Y T 1+ TR . BBEMT Y AT 4 TR IR TEAONSR L 2D EMT Y AT 1 TR

R A REBIFIE EERERS

EAi wmE A48 gk #Ex) &BiE h<Uisd
U.S. Treasury 2-Year Note December Futures Short 12/2022 13 S 56 S 3 S 0
U.S. Treasury 10-Year Note December Futures Short 12/2022 2 14 1 0
SewRwatt $ 70 $ 4 s
Xth,/ SR WA KREGRE/ _EOIERE
EEIEF| EEGFIHES Etonil] (A/B/%) BELE Sili] #E®) BE AfE
H 3-Month USD-LIBOR 0.250% 06/16/2023 $ 2,500 $ 80 $ 80 $ 1% o0
A 3-Month USD-LIBOR 1.500% 12/15/2028 2,900 (419) (438) 0 9)
ZE 3-Month USD-LIBOR 1.988% 02/09/2032 200 33 33 1 0
B4 3-Month USD-LIBOR 2.008% 02/09/2032 400 66 66 1 0
bzAu Secured Overnight

Financing Rate 2.000% 12/21/2024 2,200 (106) 1 0 3)
N Secured Overnight

Financing Rate 1.250% 12/15/2028 415 (60) (61) 0 (1)
F Secured Overnight

Financing Rate 1.750% 06/15/2029 3,850 (487) (333) 0 (10)
ZE Secured Overnight

Financing Rate 1.758% 03/16/2032 300 48 48 1 0
X Secured Overnight

Financing Rate 1.750% 06/15/2032 2,850 (477) (112) 0 (10)
= Secured Overnight

Financing Rate 1.750% 06/15/2032 1,500 249 136 5 0
=0 Secured Overnight

Financing Rate 2.553% 06/15/2032 500 50 50 2 0
=l Secured Overnight

Financing Rate 2.313% 07/08/2032 4,600 553 553 17 0
= Secured Overnight

Financing Rate 1.840% 07/15/2032 800 128 128 3 0
= Secured Overnight

Financing Rate 2.998% 09/16/2032 500 33 33 2 0
= Secured Overnight

Financing Rate 3.275% 10/06/2032 900 39 39 3 0
= AR Secured Overnight

Financing Rate 2.000% 12/21/2032 900 133 1 3 0
AT v FRHER $  (137) $ 224 $ 39 $ (33)
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PINCOS 3 — bk - B —L - E—H—L - A VHL
BREFMILEHABER )
2022410 H 31 H Hi4E

W7 Y AT 4 TH : BREMT Y AT 4 TS E T IIREFREORNS L 25 W7 ) AT 4 TR OBE

LLUFIE, 2022510 A 31 ABRAE D E5ERT U 8T o« 7R £ I IEETIER OXSR L 225 8/ U /38T ¢ 7 G Ol L OVEEhiEEOME Th
Do

20224E10A 31 A B, 880K FADBLER, EREMT Y AT 4 TRRB LOCEPRAORNRERDSMT I AT 4 TRRORFE L LTEARLRLTVWS, vRF—
AR 5 EMFRIZ OV TR, MEBFRICNT 2 REE0®ES XX —HERN 28ROz L,

STV NTF 4 TRE ST I RF 4 TAK
EEEELS EEFES:
FRHill BE il A
(7N ATy S A
FSav P B4 s |t FSayv S AUSTRE A

LBEWMTV AT ¢ TR ERIX
EPHERONSRL 2D
STV AT 4 TEEERH $ 0§ 4 % 39 § 43 $ 0§ 0 $ (33) § (33)

W A BHEIE, ERHAY - b T 5, BAERICOWTIE, MBEEECHT HEROE2 RERRGIB L OREREE) 22Ro L,

i) BTV /3T 4 TR SEERG ISR Y ST 1 TR

BTN .
REA REBAIR R
HEH (A/%8) L Glb BRI B Al
MY 11/2022 5 0 PY 17 3 0 3 0
a—n s 7 RABTHEN
REA REBAIR @ER
MEH (A/4) ERE AR BRI RiEE £
BOA 11/2022 EUR 110 3 110 3 2 3 0
BOA 12/2022 5 111 EUR 110 0 )
DUB 11/2022 EUR 112 $ 111 1 0
DUB 12/2022 $ 112 EUR 112 0 (1)
MBC 11/2022 108 109 0 0
MY 11/2022 EUR 0 $ 0 0 0
MY 11/2022 $ 107 EUR 111 2 0
RBC 11/2022 EUR 110 $ 110 1 0
RBC 12/2022 $ 110 EUR 110 0 (1)
SCX 11/2022 1 1 0 0
UAG 11/2022 108 111 2 0
S 8 $ (4)
J (A~ ) BITHZ 7248 TRHEK
R¥EA REBAIR/ HER
HEH (B/%) L Glb % L e BiE At
BOA 11/2022 PY 12 3 0 S 0 3 0
BPS 11/2022 $ 2,659 JPY 383,803 0 (77)
BPS 11/2022 JPY 386,577 $ 2,601 0 0
BPS 12/2022 5 2,601 JPY 385275 0 0
BRC 11/2022 2,659 383,803 0 (76)
CBK 11/2022 1 116 0 0
MBC 11/2022 JPY 3,433 $ 24 1 0
MBC 11/2022 $ 10 IPY 1,482 0 0
MY 11/2022 IPY 401 $ 3 0 0
MYI 11/2022 $ 1,177 JPY 169,304 0 (38)
RBC 11/2022 485 70,051 0 (14)
SCX 11/2022 JPY 385,857 $ 2,596 0 0
SCX 12/2022 $ 2,596 JPY 384,577 0 0
TOR 11/2022 JPY 382,319 $ 2,600 28 0
TOR 12/2022 $ 2,600 JPY 381,040 0 (28)
UAG 11/2022 1,015 145,852 0 (33)
$ 29 S (266)
AETHRGEH $ 37 $ (270)
W ORERLESROZ &,
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20224£10 A 31 H HI(E
X/ RHE HEFIRZA
HEH SRR EBeFIHEK EEeA ER (A/B/F) fExik"  HERE [l
Secured Overnight
BOA Put - OTC 1-Year Interest Rate Swap  Financing Rate =68 5.500% 09/18/2023 2,600 S 6 S 5
Secured Overnight
CBK Put - OTC 2-Year Interest Rate Swap  Financing Rate ZHE 2.034% 02/28/2023 1,000 6 46
Secured Overnight
CBK Put - OTC 2-Year Interest Rate Swap  Financing Rate ZHE 1.933% 03/01/2023 1,000 6 48
Secured Overnight
CBK Put - OTC 30-Year Interest Rate Swap Financing Rate ZHE 3.380% 04/06/2023 100 2 5
Secured Overnight
CBK Put - OTC 30-Year Interest Rate Swap Financing Rate =ZHE 3.285% 04/14/2023 100 2 6
Secured Overnight
GLM Put - OTC 1-Year Interest Rate Swap  Financing Rate ZHE 5.500% 09/18/2023 2,400 5 4
Secured Overnight
MYC Put - OTC 10-Year Interest Rate Swap Financing Rate ZHE 4.000% 01/06/2023 200 2 3
Secured Overnight
MYC Put - OTC 30-Year Interest Rate Swap Financing Rate TP 3.348% 04/13/2023 100 3 6
Secured Overnight
MYC Put - OTC 30-Year Interest Rate Swap Financing Rate ZiE 3.225% 04/20/2023 100 3 7
Secured Overnight
MYC Put - OTC 30-Year Interest Rate Swap Financing Rate =ZhE 3.273% 04/20/2023 100 2 7
Secured Overnight
MYC Put - OTC 30-Year Interest Rate Swap Financing Rate = 3.200% 04/21/2023 100 3 7
WAL S s AR $ 40§ 144
X/ % HERIRZHE FVIT A
HmEE i) EsheFliagk Ee&Fl frER (/B BEREAY  EZH) [
Secured Overnight
BOA Put - OTC 1-Year Interest Rate Swap Financing Rate EZEN 5.750% 09/18/2023 1,300 S (2) S (2)
Secured Overnight
BOA Put - OTC 1-Year Interest Rate Swap Financing Rate BZN 6.000% 09/18/2023 1,300 (2) (1)
Secured Overnight
CBK Call - OTC 2-Year Interest Rate Swap Financing Rate ZHE 1.534% 02/28/2023 1,000 (6) 0
Secured Overnight
CBK Call - OTC 2-Year Interest Rate Swap Financing Rate ZHH 1.433% 03/01/2023 1,000 (6) 0
Secured Overnight
CBK Put - OTC 2-Year Interest Rate Swap Financing Rate X 3.750% 04/06/2023 600 (2) (9)
Secured Overnight
CBK Put - OTC 2-Year Interest Rate Swap Financing Rate BN 3.750% 04/14/2023 600 (3) (9)
Secured Overnight
GLM Put - OTC 1-Year Interest Rate Swap Financing Rate X 5.750% 09/18/2023 1,200 (2) (2)
Secured Overnight
GLM Put - OTC 1-Year Interest Rate Swap Financing Rate A 6.000% 09/18/2023 1,200 (2) (1)
Secured Overnight
MYC Put - OTC 2-Year Interest Rate Swap Financing Rate XA 3.750% 04/13/2023 600 (2) (9)
Secured Overnight
MYC Put - OTC 2-Year Interest Rate Swap Financing Rate BZN 4.000% 04/20/2023 1,200 (5) (14)
Secured Overnight
MYC Put - OTC 2-Year Interest Rate Swap Financing Rate BEiA 4.000% 04/21/2023 600 (3) (7)
$ (5 5 (54
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20224¢10 A 31 A BifE
HERISh FLIT A
HBEF A R (A/H/Z8)  mEmRY (B Rl
MSC Call - Fannie Mae** S 93.406 11/07/2022 500 S (4) S 0
BRI S a EE $ 39) $ (54)

LA, 20224F10 A3 ABIED, HFH & OJEFEEB|&FT U 3T « TRGsORHMER L OZEA . (M) SHHEEOMETH D,
SRT VAT 4 TRE STV T 4 TAK

OTCF Y N R
HETH WA RUyT JFEBRE ABFTHR  wH XUy FEBE F470  BAS I AR

HEH B ASvar B &t B FSvary B At FeEsUE () x Mg
BOA S 208 5 S o s 7 S (2 s (3 S o s (5 23 o s 2
BPS 0 0 0 0 (77) 0 0 (77) (77) 0 (77)
BRC 0 0 0 0 (76) 0 0 (76) (76) 0 (76)
CBK 0 105 0 105 0 (18) 0 (18) 87 0 87
DUB 1 0 0 1 (1) 0 0 (1) 0 0 0
GLM 0 4 0 4 0 (3) 0 (3) 1 0 1
MBC 1 0 0 1 0 0 0 0 1 0 1
MSC 0 0 0 0 0 0 0 0 0 0 0
MYC 0 30 0 30 0 (30) 0 (30) 0 0 0
Myl 2 0 0 2 (38) 0 0 (38) (36) 0 (36)
RBC 1 0 0 1 (15) 0 0 (15) (14) 0 (14)
SCX 0 0 0 0 0 0 0 0 0 0 0
TOR 28 0 0 28 (28) 0 0 (28) 0 0 0
UAG 2 0 0 2 (33) 0 0 (33) (31) 0 (31)
JEEIG AR $ 37§ 144§ 0§ 181 $ (270) § (64 3 0§ (329

T ORATRER R AT Ve v,

W fEETEAL, A ER LTS,

Oy AR =Y — iR, BB RETROBE N0 0RNE S BFEHF~OXLE) OHELRT, FEIG|I&MT VAT 4 TEGRNLOT 7 AR -V v —id, F—
DENEREZH T LR—OAY LSS RESNHEEIHOACBW TR SRS, <A X —AECET 5 BMERICOWTIE, MBEEICHT 5 ERO
8 I=AX—fAHEN) 2B8BO L,

SR Y NT 1 TR ONTEAE

BT, VA2 « 27 AR=V v —JICHEEN7 72 FOT VAT 4 TR ONEMEOMECH D, 77> FOURAZIo0TE, MBEEIC
ST HERLDET [EERV AT BIOEOMDY X7 ) #BWOZ L,

20224810 31 HBAEDKEE - AKHASE LOSWT Y 17 ¢ TR OAE(ME

~y VG L LTREEESRRWT Y X7 1 TR

BREW ZVPy MRM AT 48BN BETHOEN SFIRH At
LSBTV T ¢ TS - EE
FBERT ) T TESE T
EHEREORR L D8R/ T V3T ¢ TR
) $ 0o s 0o s 0o s 0o s 4 s 4
AT T 0 0 0 0 39 39
$ 0 $ 0 $ 0 $ 0 S 43 $ 43
JESEEB | &t U N T T R
BRETHIELK $ o s o s o s 37§ o s 37
WAL T g 0 0 0 0 144 144
$ 0 S 0 $ 0 $ 37 $ 144 $ 181
$ 0o S 0o S 0o S 37§ 187 $ 224
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BREFMIIEHMAR (KBS
20224¢10 A 31 A BifE

~y VHif L UTRHEESRRWT Y RT 1 THid

BN 7LV MR AT 4B RETHEN SR

At

(=]

S&BT Y AT 4 TR - AR
EHERT D NT o TR E L
EPEROGR LR LE/T Y T 1 TR

ATy TEAY $ o s 0 s 0 s o s (33) (33)
JEFEE B &l U ST ¢ TSR
PR TR $ 0 $ 0 $ 0 $ (270)  $ 0 (270)
FHA T a 0 0 0 0 (54) (54)
$ o s 05 [ (270)  $ (54) (324)
$ 0 $ 0 S 0 S (2700 S (87) (357)
20224E10A 31 AR THIROEA A E LOSWMT ) T« TEEORE
~y Ve LTHESRARNTF Y AT 1 Tl
BN LV MNERN AT 48N BETHOEN SHIFH At
STV AT ¢ RIS 5 ERMFE (BE)
FBERT ) T 0 TESE T
EHEREORR L DER/T VT 1« TR
FRY) $ o s o s o s o s 148 148
AT TEHE 0 0 0 0 (63) (63)
3 0o S 0o S 0o S 0o S 85 85
JEFEIR BT Y 3T 1 TR
BRETHERK $ o s 0o s 0o s (2829) 3 0 (2,829)
AT g 0 0 0 0 47 47
FHA T a 0 0 0 0 245 245
$ I S S (2,829)  $ 292 (2,537)
3 0 S 0 S 0 s (2,829) § 377 (2,452)
&RT Y T 4 TERITHPBIREBHFIR (BER) OMEBIHE
FIBERT ) ST 0 TR E
HEHEROKG L IR D0/ ) 3T« TR
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